2020 2023

Development of model evaluation criteria based on statistical divergence and
evaluation for criteria

Kurata, Sumito

2,400,000

In real data, there freguently exist some outliers (observations that are
markedly different in value from others) derived from, for example, unusual abilities,
catastrophe-level phenomena, or human errors. It is difficult to provide a clear definition or
threshold of such outliers, moreover, it is effectively impossible to prevent their occurrence,
thus, robust methods that reduce the influence of outliers are significantly important. In this
study, | investigated a model selection methods that are robust against outliers. By utilizing
statistical divergence, a measure of remoteness between probability distributions, | measured the
farness" between the model and the underlying "true distribution”, and derived a model that can
adeguately represent a phenomenon or behavior. Additionally, 1 theoretically evaluated the
performance of the selection method.
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